Account: 3015463600 - LGIP INVESTMENT A/C

GROUP BY CURRENCY

Detailed NAV

As at: 30 Sep 2018
IDENTIFIER =S CONSOLIDATED = NO

Created: 04 Oct 2018 14:16

Accrued Income Unrealised Market Value +
Security No. Security Description Holding Cost (Local) Price (Local) Market Value (Local) Cost (Base) Market Value (Base) Y Base Gain/Loss Accrued Income % of Fund
( ) (Base) (Base)

Account: 3015463600 Base: USD NAV Value: 4,145,962,189.01

Currency: USD  Rate: 1.0000
3133EHJID6 FEDERAL FARM CREDIT BANKS BOND V. 43,000,000.00 42,996,130.00 99.9978 42,999,050.91 42,996,130.00 42,999,050.91 46,762.48 2,920.91 43,045,813.39 1.04%
3133EJGC7 FEDERAL FARM CREDIT BANKS BOND V. 25,000,000.00 24,995,011.00 99.9856 24,996,389.63 24,995,011.00 24,996,389.63 26,020.85 1,378.63 25,022,410.48 0.60%
3133EH2Z5 FEDERAL FARM CREDIT BANKS BOND V. 50,000,000.00 49,995,000.00 99.9939 49,996,961.59 49,995,000.00 49,996,961.59 35,888.89 1,961.59 50,032,850.48 1.21%
3133EHU92 FEDERAL FARM CREDIT BANKS BOND V. 56,975,000.00 56,955,628.50 99.9805 56,963,885.72 56,955,628.50 56,963,885.72 34,446.14 8,257.22 56,998,331.86 1.37%
3133EJTC3 FEDERAL FARM CREDIT BANKS BOND V. 50,000,000.00 49,990,050.00 99.9827 49,991,329.48 49,990,050.00 49,991,329.48 6,214.11 1,279.48 49,997,543.59 1.21%
3133EJTD1 FEDERAL FARM CREDIT BANKS BOND V. 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 2,861.11 0.00 25,002,861.11 0.60%
3130ABNG7 FEDERAL HOME LOAN BANKS BOND VAF 25,000,000.00 25,000,041.50 100.0000 25,000,006.24 25,000,041.50 25,000,006.24 14,458.33 (35.26) 25,014,464.57 0.60%
3130ADJZ6 FEDERAL HOME LOAN BANKS BOND VAF 50,000,000.00 50,005,658.50 100.0078 50,003,884.70 50,005,658.50 50,003,884.70 9,070.83 (1,773.80) 50,012,955.53 1.21%
67984YFC3 OLD LINE FUNDING LLC CMO - FLOATINC 32,000,000.00 32,000,000.00 100.0000 32,000,000.00 32,000,000.00 32,000,000.00 54,569.98 0.00 32,054,569.98 0.77%
912828N22 UNITED STATES OF AMERICA NOTES FI> 35,000,000.00 34,856,445.31 99.9209 34,972,322.36 34,856,445.31 34,972,322.36 129,098.36 115,877.05 35,101,420.72 0.85%

FIXED INCOME Subtotal 391,793,964.81 391,923,830.63 391,793,964.81 391,923,830.63 359,391.08 129,865.82 392,283,221.71 9.46%
AAT9901C1 BANK OF NOVA SCOTIA/THE REPURCHA 545,000,000.00 545,000,000.00 100.0000 545,000,000.00 545,000,000.00 545,000,000.00 99,916.67 0.00 545,099,916.67 13.15%
AAT9902CO BANK OF NOVA SCOTIA/THE REPURCHA 165,000,000.00 165,000,000.00 100.0000 165,000,000.00 165,000,000.00 165,000,000.00 31,212.50 0.00 165,031,212.50 3.98%
09248U700 BLACKROCK LIQUIDITY FUNDS INSTITUT 27,209,180.47 27,209,180.47 100.0000 27,209,180.47 27,209,180.47 27,209,180.47 43,554.34 0.00 27,252,734.81 0.66%
00499KPAS5 INVESCO TREASURY PORTFOLIO INST.S 255,648.19 255,648.19 100.0000 255,648.19 255,648.19 255,648.19 13.88 0.00 255,662.07 0.01%
99JR10013 REPO JPMCHASE (CUST) METLIFE 92818 300,002,537.50 300,002,537.50 100.0000 300,002,537.50 300,002,537.50 300,002,537.50 56,000.47 0.00 300,058,537.97 7.24%
usD NET PAYABLES 0.00 0.0000 (1,106.41) 0.00 (1,106.41) (7,797,681.11) 0.00 (7,798,787.52) -0.19%
uUsD NET RECEIVABLES 0.00 0.0000 0.00 0.00 0.00 651,639.18 0.00 651,639.18 0.02%

CASH EQUIVALENTS Subtotal 1,037,467,366.16 1,037,466,259.75 1,037,467,366.16 1,037,466,259.75 (6,915,344.07) 0.00 1,030,550,915.68 24.86%
02665KK55 AMERICAN HONDA FINAN CORPORATE ( 25,000,000.00 24,976,388.89 99.9778 24,994,444.44 24,976,388.89 24,994,444.44 0.00 18,055.55 24,994,444.44 0.60%
03785EM76 APPLE INC CORPORATE COMMERCIAL F 50,000,000.00 49,778,972.22 99.5943 49,797,138.89 49,778,972.22 49,797,138.89 0.00 18,166.67 49,797,138.89 1.20%
03785EL10 APPLE INC CORPORATE COMMERCIAL F 36,000,000.00 35,922,960.00 99.8157 35,933,660.00 35,922,960.00 35,933,660.00 0.00 10,700.00 35,933,660.00 0.87%
05252WPHO AUSTR & NEW ZEALND B CERTIFICATE ( 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 143,611.11 0.00 25,143,611.11 0.61%
05252WPR8 AUSTR & NEW ZEALND B CERTIFICATE 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 128,800.00 0.00 40,128,800.00 0.97%
05252WPG2 AUSTR & NEW ZEALND B CERTIFICATE ( 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 342,708.33 0.00 50,342,708.33 1.21%
06052TB66 BANK OF AMERICA N/A CERTIFICATE OF 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 200,833.33 0.00 50,200,833.33 1.21%
06052TA26 BANK OF AMERICA N/A CERTIFICATE OF 20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 197,100.00 0.00 20,197,100.00 0.49%
06370RES4 BANK OF MONTREAL- CERTIFICATE OF [ 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 152,500.00 0.00 40,152,500.00 0.97%
06370RJD2 BANK OF MONTREAL- CERTIFICATE OF [ 14,000,000.00 14,000,000.00 100.0000 14,000,000.00 14,000,000.00 14,000,000.00 17,733.33 0.00 14,017,733.33 0.34%
06370RBA6 BANK OF MONTREAL- CERTIFICATE OF [ 21,000,000.00 21,000,000.00 100.0000 21,000,000.00 21,000,000.00 21,000,000.00 142,566.67 0.00 21,142,566.67 0.51%
06417GZ76 BANK OF NOVA SCOTIA CERTIFICATE Of 73,500,000.00 73,500,000.00 100.0000 73,500,000.00 73,500,000.00 73,500,000.00 87,465.00 0.00 73,587,465.00 1.77%
05582W6T6 BNP PARIBAS NEW YORK CERTIFICATE 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 132,844.44 0.00 35,132,844.44 0.85%
13606BUJ3 CANADIAN IMPERIAL BANK OF COMMER 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 50,525.23 0.00 50,050,525.23 1.21%
13606BXP6 CANADIAN IMPERIAL BK CERTIFICATE O 28,000,000.00 28,000,000.00 100.0000 28,000,000.00 28,000,000.00 28,000,000.00 204,120.00 0.00 28,204,120.00 0.68%
13606BE69 CANADIAN IMPERIAL BK CERTIFICATE O 29,000,000.00 29,000,000.00 100.0000 29,000,000.00 29,000,000.00 29,000,000.00 21,588.89 0.00 29,021,588.89 0.70%
16677KK93 CHEVRON CORP CORPORATE COMMER! 50,000,000.00 49,921,833.33 99.9553 49,977,666.67 49,921,833.33 49,977,666.67 0.00 55,833.34 49,977,666.67 1.21%
17305TZH8 CITIBANK N.A. NEW YORK CERTIFICATE 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 29,631.94 0.00 25,029,631.94 0.60%
20271EPD5 CMWTH BK OF AUS NY B CERTIFICATE C 25,000,000.00 24,999,951.78 99.9998 24,999,959.95 24,999,951.78 24,999,959.95 38,500.00 8.17 25,038,459.95 0.60%
23341VJC6 DNB BANK ASA, NY BRANC CERTIFICATE 45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 244,850.00 0.00 45,244,850.00 1.09%
23341VHE4 DNB BANK ASA, NY BRANC CERTIFICATE 21,000,000.00 21,000,000.00 100.0000 21,000,000.00 21,000,000.00 21,000,000.00 140,262.50 0.00 21,140,262.50 0.51%
23341VIN2 DNB BANK ASA, NY BRANC CERTIFICATE 20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 91,777.78 0.00 20,091,777.78 0.48%
30215HRH5 EXPORT DEVELMT CORP CORPORATE C 25,000,000.00 24,635,416.67 98.6250 24,656,250.00 24,635,416.67 24,656,250.00 0.00 20,833.33 24,656,250.00 0.59%
30215HPBO EXPORT DEVELMT CORP CORPORATE C 25,000,000.00 24,721,666.67 99.1133 24,778,333.34 24,721,666.67 24,778,333.34 0.00 56,666.67 24,778,333.34 0.60%
30229BK22 EXXON CORP DISCOUNTED 50,000,000.00 49,903,263.89 99.9945 49,997,236.11 49,903,263.89 49,997,236.11 0.00 93,972.22 49,997,236.11 1.21%
30229BK55 EXXON MOBIL CORP CORPORATE COMN 38,000,000.00 37,961,430.00 99.9774 37,991,428.89 37,961,430.00 37,991,428.89 0.00 29,998.89 37,991,428.89 0.92%
313385H82 FEDERAL HOME LOAN BANKS DISCOUN" 50,000,000.00 49,875,416.67 100.0000 50,000,000.00 49,875,416.67 50,000,000.00 0.00 124,583.33 50,000,000.00 1.21%
313385R73 FEDERAL HOME LOAN BANKS DISCOUN' 50,000,000.00 49,781,083.33 99.6273 49,813,625.00 49,781,083.33 49,813,625.00 0.00 32,541.67 49,813,625.00 1.20%
313385R99 FEDERAL HOME LOAN BANKS DISCOUN’ 100,000,000.00 99,538,250.00 99.6150 99,614,965.28 99,538,250.00 99,614,965.28 0.00 76,715.28 99,614,965.28 2.40%
313385P34 FEDERAL HOME LOAN BANKS DISCOUN' 50,000,000.00 49,850,694.44 99.7432 49,871,597.22 49,850,694.44 49,871,597.22 0.00 20,902.78 49,871,597.22 1.20%
313589H89 FEDERAL NATIONAL MORTGAGE ASSOC 50,000,000.00 49,800,000.00 100.0000 50,000,000.00 49,800,000.00 50,000,000.00 0.00 200,000.00 50,000,000.00 1.21%
4497W1L53 ING (US) FUNDING LLC CORPORATE CO! 32,000,000.00 31,688,000.00 99.7725 31,927,200.00 31,688,000.00 31,927,200.00 0.00 239,200.00 31,927,200.00 0.77%
4497W1MH6 ING (US) FUNDING LLC CORPORATE CO! 29,000,000.00 28,649,599.44 99.4888 28,851,753.61 28,649,599.44 28,851,753.61 0.00 202,154.17 28,851,753.61 0.70%
44988KENS ING (US) FUNDING LLC CORPORATE CO! 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 28,098.46 0.00 30,028,098.46 0.72%
46640QN72 J.P. MORGAN SECURITIES CORPORATE 50,000,000.00 49,183,277.78 99.3358 49,667,888.89 49,183,277.78 49,667,888.89 0.00 484,611.11 49,667,888.89 1.20%
46640QPB1 J.P. MORGAN SECURITIES CORPORATE 40,000,000.00 39,341,222.22 99.0949 39,637,944.44 39,341,222.22 39,637,944.44 0.00 296,722.22 39,637,944.44 0.96%
46640QQF1 J.P. MORGAN SECURITIES CORPORATE 15,000,000.00 14,719,791.67 98.8542 14,828,125.00 14,719,791.67 14,828,125.00 0.00 108,333.33 14,828,125.00 0.36%
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46640QQ87 JP MORGAN SECURITIES LLC COMMERC 25,000,000.00 24,536,722.22 98.9116 24,727,888.89 24,536,722.22 24,727,888.89 0.00 191,166.67 24,727,888.89 0.60%
59157UK33 METLIFE SHORT TERM FDG CORPORATE 19,000,000.00 18,899,959.72 99.9876 18,997,646.11 18,899,959.72 18,997,646.11 0.00 97,686.39 18,997,646.11 0.46%
59157UK17 METLIFE SHORT TERM FDG CORPORATE 46,000,000.00 45,680,000.00 100.0000 46,000,000.00 45,680,000.00 46,000,000.00 0.00 320,000.00 46,000,000.00 1.11%
59157UL65 METLIFE SHORT TERM FDG CORPORATE 27,000,000.00 26,859,750.00 99.7800 26,940,600.00 26,859,750.00 26,940,600.00 0.00 80,850.00 26,940,600.00 0.65%
60700AG99 MIZUHO BANK LTD CERTIFICATE OF DEF 39,000,000.00 39,000,000.00 100.0000 39,000,000.00 39,000,000.00 39,000,000.00 193,927.50 0.00 39,193,927.50 0.95%
55379WNM4 MUFG BANK LTD NY BRAN CERTIFICATE 32,000,000.00 32,000,000.00 100.0000 32,000,000.00 32,000,000.00 32,000,000.00 12,320.00 0.00 32,012,320.00 0.77%
63763QL54 NATIONAL SECS CLEARING CORPORATE 43,000,000.00 42,596,875.00 99.7813 42,905,937.50 42,596,875.00 42,905,937.50 0.00 309,062.50 42,905,937.50 1.03%
63763QRN9 NATIONAL SECS CLEARING CORPORATE 32,000,000.00 31,395,555.56 98.5903 31,548,888.89 31,395,555.56 31,548,888.89 0.00 153,333.33 31,548,888.89 0.76%
63253KT72 NAT'L AUSTRALIA FNDG CORPORATE C( 24,000,000.00 23,544,600.00 98.2501 23,580,020.00 23,544,600.00 23,580,020.00 0.00 35,420.00 23,580,020.00 0.57%
63253KSA6 NAT'L AUSTRALIA FNDG CORPORATE C( 14,000,000.00 13,740,564.44 98.4776 13,786,857.77 13,740,564.44 13,786,857.77 0.00 46,293.33 13,786,857.77 0.33%
63253KLF2 NAT'L AUSTRALIA FNDG CORPORATE C( 50,000,000.00 49,407,791.67 99.7088 49,854,375.00 49,407,791.67 49,854,375.00 0.00 446,583.33 49,854,375.00 1.20%
64105HL18 NESTLE CAP CORP CORPORATE COMMI 50,000,000.00 49,794,888.89 99.8209 49,910,444.44 49,794,888.89 49,910,444.44 0.00 115,555.55 49,910,444.44 1.20%
65590AYR1 NORDEA BK ABP NY CERTIFICATE OF DE 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 148,506.94 0.00 25,148,506.94 0.61%
65590AB47 NORDEA BK ABP NY CERTIFICATE OF DE 45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 185,225.00 0.00 45,185,225.00 1.09%
83050FW56 SKANDIN ENS BANKEN CERTIFICATE OF 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 345,625.00 0.00 50,345,625.00 1.21%
83050FW80 SKANDIN ENS BANKEN CERTIFICATE OF 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 168,583.33 0.00 25,168,583.33 0.61%
86565BMX6 SUMITOMO MTSU BKG CORP CERTIFICA 32,000,000.00 32,000,000.00 100.0000 32,000,000.00 32,000,000.00 32,000,000.00 20,177.78 0.00 32,020,177.78 0.77%
869581774 SVENSKA HANDELSBANKEN/NEW YORK 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 63,341.90 0.00 40,063,341.90 0.97%
86958JYB9 SVENSKA HANDELSBANKEN/NEW YORK 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 14,012.78 0.00 30,014,012.78 0.72%
86958JU64 SVENSKA HANDELSBANKEN/NEW YORK 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 13,917.23 0.00 35,013,917.23 0.84%
87019VKV8 SWEDBANK (SPARBANK) CERTIFICATE ¢ 27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 199,260.00 0.00 27,199,260.00 0.66%
87019VGEL SWEDBANK (SPARBANK) CERTIFICATE ¢ 24,000,000.00 24,000,000.00 100.0000 24,000,000.00 24,000,000.00 24,000,000.00 257,853.33 0.00 24,257,853.33 0.59%
87019VKZ9 SWEDBANK (SPARBANK) CERTIFICATE ¢ 28,000,000.00 28,000,000.00 100.0000 28,000,000.00 28,000,000.00 28,000,000.00 185,383.33 0.00 28,185,383.33 0.68%
88603GKK5 THUNDER BAY FNDNG LL CORPORATE ( 45,000,000.00 44,744,625.00 99.7604 44,892,175.00 44,744,625.00 44,892,175.00 0.00 147,550.00 44,892,175.00 1.08%
88603YEQO THUNDER BAY FNDNG LL CORPORATE ( 13,000,000.00 13,000,000.00 100.0000 13,000,000.00 13,000,000.00 13,000,000.00 20,284.34 0.00 13,020,284.34 0.31%
88602UNA4 THUNDER BAY FNDNG LLC. CORPORATE 25,000,000.00 24,816,333.33 99.3491 24,837,277.77 24,816,333.33 24,837,277.77 0.00 20,944.44 24,837,277.77 0.60%
89113XQJ6 TORONTO-DOMINION BANK/NY CERTIFIC 44,000,000.00 44,000,000.00 100.0000 44,000,000.00 44,000,000.00 44,000,000.00 71,815.04 0.00 44,071,815.04 1.06%
89113XSL9 TORONTO-DOMINION BANK/NY CERTIFIC 22,000,000.00 22,000,000.00 100.0000 22,000,000.00 22,000,000.00 22,000,000.00 16,101.40 0.00 22,016,101.40 0.53%
89113X2W3 TORONTO-DOMINION CERTIFICATE OF C 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 184,861.11 0.00 25,184,861.11 0.61%
89113XNNO TORONTO-DOMINION CERTIFICATE OF C 14,000,000.00 14,000,000.00 100.0000 14,000,000.00 14,000,000.00 14,000,000.00 222,242.22 0.00 14,222,242.22 0.34%
89114MFU6 TORONTO-DOMINION CERTIFICATE OF C 23,000,000.00 23,000,000.00 100.0000 23,000,000.00 23,000,000.00 23,000,000.00 10,733.33 0.00 23,010,733.33 0.56%
90275DJB7 UBS AG STAMFORD BRAN CERTIFICATE 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 232,000.00 0.00 30,232,000.00 0.73%
90275DJA9 UBS AG/STAMFORD CT CERTIFICATE OF 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 84,120.79 0.00 50,084,120.79 1.21%
90333VXJ4 US BANK N.A. CERTIFICATE OF DEPOSIT 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 437,000.00 0.00 40,437,000.00 0.98%
90333VYL8 US BANK N.A. CERTIFICATE OF DEPOSIT 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 57,291.67 0.00 25,057,291.67 0.60%
93114FK11 WAL-MART INC CORPORATE COMMERCI 122,550,000.00 122,389,528.33 100.0000 122,550,000.00 122,389,528.33 122,550,000.00 0.00 160,471.67 122,550,000.00 2.96%
94989RQ27 WELLS FARGO BANK NA CERTIFICATE C 20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 125,155.56 0.00 20,125,155.56 0.49%
94989RP28 WELLS FARGO BANK NA CERTIFICATE C 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 195,291.67 0.00 25,195,291.67 0.61%
94989RA32 WELLS FARGO BANK NA CERTIFICATE C 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 35,479.58 0.00 30,035,479.58 0.72%
SHORT TERM INVESTMENTS Subtotal 2,713,156,413.16 2,717,371,329.10 2,713,156,413.16 2,717,371,329.10 5,896,027.84 4,214,915.94 2,723,267,356.94 65.68%
EXPENSE 000 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (139,305.32) 0.00 (139,305.32) 0.00%
MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (139,305.32) 0.00 (139,305.32) 0.00%
USD Subtotal 4,142,417,744.13 4,146,761,419.48 4,142,417,744.13 4,146,761,419.48 (799,230.47) 4,344,781.76 4,145,962,189.01 100.00%
3015463600 Grand Total 4,142,417,744.13 4,146,761,419.48 (799,230.47)  4,344,781.76 4,145,962,189.01 100.00%
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